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About this Manual 

Audience and Purpose 

The CME iLink 2.X Message Specifications for CME Globex describes the CME iLink 2.X message types and tags supported for the CME Globex 
platform1, as well as for OneChicago. 

CME iLink 2.X provides an entry mechanism for electronic order execution on the CME Globex platform. CME iLink 2.X provides customers with 
improved system performance, as well as increased reliability, availability, fault tolerance, manageability, and simplicity.  

Note: CME iLink 2.X does not provide an API for order entry. CME iLink 2.X relies on implementation of the FIX 4.2 protocol 
http://www.fixprotocol.org), an industry standard, platform-independent interface for exchanging transactions. 

Related Documentation 

This guide is part of a comprehensive CME document set that includes: 

 CME iLink 2.X SDK ï Contains guidelines for developing applications that interface with CME iLink 2.X and provides an overview of CME 
iLink 2.X architecture, major components, and functionality. 

 FIX 4.2 Protocol Specifications ï Contains detailed information about each of the fields. These specifications are available at 
www.fixprotocol.org. 

Specification Guidelines 

1. If a field has a maximum length and no specified valid values, the length is listed in parenthesis in the Format column. 

2. (Y*) denotes that the tag is required by CME, not by the FIX 4.2 protocol. 

                                                   
 

http://www.fixprotocol.org/
http://www.fixprotocol.org/


Messages 

 

iLink 2.X Message Specification for the CME Globex
 
Platform 4 

Messages 

Supported Session Protocol Message Formats 

Standard Message Header: Customer To CME 
Standard Message Header: Customer to CME 

Tag FIX Name Req Valid Values Format Description 

8 BeginString Y FIX.4.2 String (7) 
Identifies beginning of new message and protocol version. 
Always first field in message. Always unencrypted. 

9 BodyLength Y  Int (6) 
Number of bytes in message body. Always second field in 
message. Always unencrypted. 

35 MsgType Y 

Administration Messages 
A = Logon 
0 = Heartbeat 
1 = Test Request 
2 = Resend Request 
4 = Sequence Reset 
5 = Logout 
Application Messages 
D = New Order 
F = Order Cancel Request 
G = Order Cancel/Replace 
H = Order Status Request 
R = Quote Request 
c = Security Definition 
Request 
d=Security Definition 
Message 
s = New Order Cross 
i = Mass Quote 
9 = Order Cancel Reject 
Z = Quote Cancel 

String (2) 
Defines message type. Always third field in message. 

Always unencrypted. 

34 MsgSeqNum Y  Int (9) Integer: message sequence number.  

43 PossDupFlag N 
Y = Possible Duplicate  
N = Original Transmission 

Boolean (1) 

Indicates possible retransmission of message with this 
sequence number. You must set this tagôs value to ñYò 
for messages resent in response to a resend request 
from CME Globex.  
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Standard Message Header: Customer to CME 

Tag FIX Name Req Valid Values Format Description 

49 SenderCompID Y 

Valid values for FTI within 
the SenderCompID include: 
P = Primary 
B = Backup 
U = Undefined 
N = No fault tolerance 

String (7) 

This tag consists of 3 subcomponents: Session ID, Firm 
ID, and Fault Tolerance Indicator (FTI). Session ID is the 
left-most 3 characters. The next 3 characters represent 
Firm ID. The last trailing character is the Fault Tolerance 
Indicator (FTI). 
 
Session ID represents the unique identifier for each FIX 

session. A firm might have more than one FIX session 
established simultaneously (e.g. different branch offices of 
the same firm might each establish its own FIX session 
with CME). This field is alpha-numeric. 
 
Firm ID identifies the clearing member firm (Class A, 

Affiliate, Sub-Accounting or Cross Margin) entering the 
order. Firm ID is assigned by CME Legal and Regulatory, 
who require this to be a clearing member firm. This field 
provides authentication and legal routing information. This 
field is alpha-numeric. 
 
The Fault Tolerance Indicator notifies CME whether the 
current FIX session the customer established is primary or 
backup. CME will not forward messages sent from the 
backup FIX session to the trading engine. If a customer 
elects not to implement fault tolerance, the FTI may be set 
to óNô. 
Example: óABC123Pô 
     Session ID : ABC 
     Firm ID : 123 
     FTI : Primary 

50 SenderSubID Y*  
String (20) 
 

A unique identifier assigned to every individual for 
accessing the order routing system. This identifier must 
be present on all order-related transactions as a means of 
identifying the originator. The clearing firm must be able to 
identify the person or ATS behind the ID upon request. 
The clearing member firm assigns this identifier to the 
individual.  
 
Note: The SenderSubID is distinct from the TraderID 
assigned by CME. 

52 SendingTime Y  
UTC (21) 
Timestamp  

Coordinated Universal Time (UTC) timestamp created at 
message submission. UTC is also known as GMT 
(Greenwich Mean Time). 

56 TargetCompID Y óCMEô String (7) Identifies message recipient (CME). 

57 TargetSubID Y* G = CME Globex Char (1) 
Identifies the target executing system within CME, 
formerly the session indicator. 
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Standard Message Header: Customer to CME 

Tag FIX Name Req Valid Values Format Description 

97 PossResend N  Boolean (1) This tag is not supported inbound to CME Globex. 

122 OrigSendingTime 
Y** (see 
description) 

 
UTC (21) 
Timestamp  

**REQUIRED for all messages submitted in response to a 
ResendRequest (including Gap Fill messages). 
 
All messages sent by CME Globex in a resend scenario 
will contain this tag. 
 
All messages sent by the client system in a resend 
scenario must contain this tag. 

If data is not available, set to same value as tag 52-
SendingTime. 

142 SenderLocationID Y*  String (32) 
Identifies the name or location of the device from which 
the order is being entered. The clearing member firm 
assigns this name or location to the device. 

369  LastMsgSeqNumProcessed N  Int (9) 

The last MsgSeqNum value received and processed. 
Please see the Core Functionality section of the iLink 2.X 

SDK for complete details regarding this tag. 
 
Note: This tag is required for customers who use the 

CME iLink 2.X resend logic. Customers who use the 1.X 
resend logic must not send tag 369. 

Y = FIX required  Y* = CME required  N = Not required 

http://www.cmegroup.com/ilinksdk
http://www.cmegroup.com/ilinksdk
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Standard Message Header: CME To Customer 
Standard Message Header: CME to Customer 

Tag FIX Name Req Valid Values Format Description 

8 BeginString Y FIX.4.2 String (7) 
Identifies beginning of new message and protocol version. 
Always first field in message. Always unencrypted. 

9 BodyLength Y  Int (6) 
Message body length in bytes. Always second field in 
message. Always unencrypted. 

35 MsgType Y 

Administration Messages 
A = Logon 
0 = Heartbeat 
1 = Test Request 
2 = Resend Request 
3 = Session Level Reject 
j = Business Level Reject 
4 = Sequence Reset 
5 = Logout 
Application Messages 
D = Security Definition 
8 = Execution Report  
9 = Order Cancel Reject 
b = Quote Ack 
b = Quote Cancel Ack  

String (2) 

Defines message type. Always third field in message. 

Always unencrypted.  
Types of Execution Reports are: 

 Confirmation of the Order Creation, Modification 
or Cancellation 

 Fill Notice 

 Order Status Report 

 Reject Message 

 Order Elimination Message 

 Trade Cancellation Notice 
 

34 MsgSeqNum Y  Int (9) 
Integer message sequence number. Note that this 
number is zero for messages sent on the backup 
connection. 

43 PossDupFlag N 
Y = Possible Duplicate  
N = Original Transmission 

Boolean (1) 

During normal processing, tag 43-PossDupFlag is 
typically not present.  If tag 43-PossDupFlag is present 
during normal processing, it is set to N.   
 
During a resend request, tag 43-PossDupFlag is set to Y 
to indicate a possible retransmission of message with this 
sequence number.   

49 SenderCompID Y CME String (7) 
Identifies the entity sending the message (CME). This 
field is alpha-numeric. 

50 SenderSubID Y* G = CME Globex Char (1) Identifies the sub-system sending the message.  

52 SendingTime Y  
UTC (21) 
Timestamp  

Coordinated Universal Time (UTC) timestamp created at 
message submission. UTC is also known as GMT 
(Greenwich Mean Time). 
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Standard Message Header: CME to Customer 

Tag FIX Name Req Valid Values Format Description 

56 TargetCompID Y 

Valid values for FTI within 
the TargetCompID 
include: 
P = Primary 
B = Backup 
N = No fault tolerance 

String (7) 

Identifies the firm receiving the response from the trading 
engine. 
This tag consists of 3 sub-components: Session ID, Firm 
ID, and Fault Tolerance Indicator (FTI). Session ID is 
composed of the 3 left-most characters. The next 3 
characters represent Firm ID. The last trailing characters 
are the Fault Tolerance Indicator (FTI). 
Session ID represents the unique identifier for each FIX 

session. One firm might have more than one FIX session 
established simultaneously. (e.g., different branch offices 
of the same firm might each establish their own FIX 
session with CME.) 
Firm ID identifies the clearing member firm (Class A, 
Affiliate, Sub-Accounting or Cross Margin) entering the 
order. Firm ID is assigned to the clearing member firm by 
CME. Legal and Regulatory require this to be a clearing 
member firm. Provides authentication and legal routing 
information. 
The customer application must examine the Fault 
Tolerance Indicator, and depending upon its value, the 
application must behave accordingly. If the FTI is P for 
primary, then the application must behave as the primary. 
If the FTI is B for backup, then the application must 

behave as the backup. It is the customer applicationôs 
responsibility to behave appropriately, either as the 
primary or backup, depending upon the value of FTI it 
receives from CME. If the FTI is óNô (No Fault Tolerance) 

then the application must submit all subsequent 
messages with a FTI of óNô. 
Example: óABC123Bô 
     Session ID : ABC 
     Firm ID : 123 
     FTI : Backup 

57 TargetSubID N  String (20)  
A unique identifier for the entity the message is sent to.  
This tag is present on all messages. 

97 PossResend N 
Y = Possible resend 
N = Original transmission 

Boolean (1) 

If PossResend flag is set to óYô, it indicates that the 
message may contain information that has been sent 
under another sequence number. If PossResend flag is 
set to óNô, it indicates that the order is an original 
transmission. 
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Standard Message Header: CME to Customer 

Tag FIX Name Req Valid Values Format Description 

122 OrigSendingTime 
N** (see 
description) 

 
UTC (21) 
Timestamp  

**REQUIRED for all messages submitted in response to a 
ResendRequest (including Gap Fill messages). 
 
All messages sent by CME Globex in a resend scenario 
will contain this tag.  
 
All messages sent by the client system in a resend 
scenario must contain this tag. 

If data is not available, set to same value as tag 52-
SendingTime. 

369 LastMsgSeqNumProcessed Y*  Int (9) 
The last MsgSeqNum value received and processed. 
Please see the Core Functionality section of the iLink 2.X 

SDK for complete details regarding this tag. 

Y = FIX required  Y* = CME required  N = Not required 

 
Standard Message Trailer 

Standard Message Trailer 

Tag FIX Name Req Valid Values Format Description 

10 CheckSum Y 
 

String (3) Three byte, simple checksum. Always last field in 
message; i.e., it serves, with the trailing <SOH>, as the 

end-of-message delimiter. Always 3 characters, always 
unencrypted. 

Y = FIX required 

 

http://www.cmegroup.com/ilinksdk
http://www.cmegroup.com/ilinksdk
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CME iLink 2.X Supported Administration Message Formats 

Logon (MsgType = A): Customer To CME 

Possible CME response messages: Logon (MsgType = A), Logout (MsgType = 5) or Reject ï Session Level (MsgType = 3). 

Logon (MsgType = A): Customer to CME 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = A   

95 RawDataLength Y*  Int Length of tag 96-RawData. 

96 RawData Y*  String (20) Password assigned by CME. 

98 EncryptMethod Y 0 = None Int (1) Method of encryption. 

108 HeartBtInt Y Integer >= 5 AND Integer 
<= 60 

Int (3) Heartbeat Interval in seconds. The same value must be 
used by both sides. HeartBtInt must be equal to or greater 
than ñ5ò and it must be less than or equal to ñ60ò. 

141 ResetSeqNumFlag N Y = Yes, reset sequence 
numbers 
N = No 

Boolean (1) Indicates that both sides of the FIX session should reset 
sequence numbers. This tag is only permitted after both 
sides have already established a FIX session. Using this 
tag during the Beginning of Week or Mid-Week Logon 
procedure is prohibited. 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 

 
Logon (MsgType = A): CME to Customer 

Some values in the Logon and the sources from which they are derived change due to message originator. 

Logon (MsgType = A): CME to Customer 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = A   

98 EncryptMethod Y 0 = None Int (1) Method of encryption. 

108 HeartBtInt Y Integer >= 5 AND Integer 
<= 60 

Int (3) Heartbeat Interval in seconds. The same value must be 
used by both sides. HeartBtInt must be equal to or greater 
than ñ5ò and it must be less than or equal to ñ60ò.  

141 ResetSeqNumFlag N Y = Yes, reset sequence 
numbers 
N = No 

Boolean (1) Indicates that both sides of the FIX session should reset 
sequence numbers. This tag is only permitted after both 
sides have already established a FIX session. Using this 
tag during the Beginning of Week or Mid-Week Logon 
procedure is prohibited. 

 Standard Trailer Y    

Y = FIX required  N = Not required 
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Heartbeat (MsgType = 0) 
Heartbeat (MsgType = 0) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 0   

112 TestReqID N  String (20) 

Required if heartbeat message is generated in response 

to a Test Request message. In this case, this tag must 
contain the TestReqID that was sent in the Test Request 
message. 

 Standard Trailer Y    

Y = FIX required  N = Not required 
 
Test Request (MsgType = 1) 

Possible CME response messages: Heartbeat (MsgType = 0). 

Test Request (MsgType = 1) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 1   

112 TestReqID Y  String (20) 
This identifier should be returned in the Heartbeat 
response. 

 Standard Trailer Y    

Y = FIX required 
 
Resend Request (MsgType = 2) 

Possible CME response messages: Execution Report (MsgType = 8), Reject ï Session Level (MsgType = 3) or Order Cancel Reject (MsgType=9). 

Resend Request (MsgType = 2) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 2   

7 BeginSeqNo Y 
Valid sequence number 
for session 

Int (9) 
Message sequence number of first message in range to 
be resent. 

16 EndSeqNo Y 0 = Infinity Int (9) 
This value should be set to ñ0ò and is required on all 
resend requests. 

 Standard Trailer Y    

Y = FIX required 
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 Session Level Reject (MsgType = 3) 

This message is sent by CME when a session level error has occurred. 

Reject ï Session Level (MsgType = 3) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 3   

45 RefSeqNum Y  Int (9) Reference message sequence number. 

58 Text N  String (150) Provides the reason the order was rejected. 

 Standard Trailer Y    

Y = FIX required  N = Not required 
 

Business Level Reject (MsgType = j) 

Business Level Reject (MsgType = j) 

Tag FIX Name Req Valid Values Format Description 

45 RefSeqNum N  SeqNum(10) Tag 34 - MsgSeqNum of the rejected message. 

372 RefMsgType Y  String(2) Tag 35 - MsgType of the rejected message. 

379 BusinessRejectRefID N  String(32) Identifier of the rejected message.  
 
Tag 117 - QuoteID if the message is a Mass Quote or 
Quote Cancel message. 
 
Tag 320 ï SecurityReqID of Security Definition Request if 
the message is a User Defined Instrument. 

380 BusinessRejectReason Y* 0 = Other 
1 = Unknown ID 
2 = Unknown Security 
3 = Unsupported Message 

Type (message type not 
currently in use) 

4 = Application not 
available 
5 = Conditionally Required 
Field Missing 
6=Not Authorized 
7=Deliver To firm not 
available at this time 

Int(2) 

Code identifying reject reason. 

58 Text Y*  String(80) Additional information on the reject reason. 

 Standard Trailer     

Y: Required by FIX protocol, Y*: Required by CME (not by FIX protocol), N: Not Required 
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Sequence Reset (MsgType = 4) 

Possible CME response messages: None. 

Sequence Reset (MsgType = 4) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 4   

36 NewSeqNo Y  Int (9) 
New sequence number. This number cannot be lower 
than the expected incoming sequence number of either 
the client or CME who originally sent the resend request.  

123 GapFillFlag N 

Y = Gap Fill message, 
MsgSeqNum field is valid 
N = Sequence Reset, 
ignore MsgSeqNum 

Boolean (1) 
Indicates that the Sequence Reset message is replacing 
administrative or application messages, which will not be 
resent. 

 Standard Trailer Y    

Y = FIX required  N = Not required 
 
Logout (MsgType = 5) 

Possible CME response messages: Logout (MsgType = 5), Resend Request (MsgType = 2) or Reject ï Session Level (MsgType = 3). 

Logout (MsgType = 5) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 5   

58 Text N  String (150) Free format text string. 

789 NextExpectedMsgSeqNum Y* 
 

Int (9) 
Next expected inbound MsgSeqNum value expected by 
CME. 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Supported Application Message Formats 

New Order ï Single (MsgType = D) 

Possible CME response messages: Execution Report (MsgType = 8) or Reject ï Session Level (MsgType = 3). 

New Order ï Single (MsgType = D) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = D   

1 Account Y*  String (12)  

Executing account mnemonic as agreed between the 
broker and the clearing member firm.  
Note: To ensure proper GCC order tracking, this tag 
must not contain leading spaces; CME Globex does not 

trim leading or trailing spaces for this tag. 

11 ClOrdID Y  
String (20)  
 

A unique identifier for the order as assigned by the 
customer.  Customers must ensure that all 20 bytes are 
unique. Please see the Core Functionality section of the 

iLink 2.X SDK for complete details regarding this tag. 

21 HandlInst Y 
1 = Automated execution 
order, private, no Broker 
intervention. 

Char (1) Instructions for order handling. 

38 OrderQty Y*  Qty (9) 

Quantity of order. The format of this field is different 
from FIX protocol specifications. This field must be an 
integer. 

40 OrdType Y 

CME Globex  
1= Market order (with 
protection) 

2 = Limit order 

3= Stop order (with 
protection) 

4 = Stop-Limit order 

K = Market-Limit order 

OneChicago 

1 or K = Market order 

2 = Limit order 

4 = Stop-Limit order 

Char (1) 

Please see the Core Functionality section of the iLink 2.X 

SDK for complete details regarding this tag. 
 

http://www.cmegroup.com/ilinksdk
http://www.cmegroup.com/ilinksdk
http://www.cmegroup.com/ilinksdk
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New Order ï Single (MsgType = D) 

Tag FIX Name Req Valid Values Format Description 

44 Price N  Price (20) 

Required for limit, stop-limit, or limit or better orders. 
Designates the price per single contract unit.  The 
decimal, and if applicable the negative sign of the price, 
are each one character.  Client systems should not supply 
more than 7 characters to the right of the decimal. 
 
Volatility-quoted-Options:   

Volatility-quoted value for the option. Matching occurs with 
this value. 

 A zero (0) or negative price will be rejected. 

 Prices outside price-banding values will be rejected. 

 Off-tick prices will be rejected. 
 
CBOT: 

Fractional price conversion may be performed from iLink 
decimal prices to client front-end display prices for CBOT 
products. 
Cabinet price for 30-Day Fed Funds options and Soybean 
Oil options must be entered as ó0.00ô. 

54 Side Y 
1 = Buy  
2 = Sell 

Char (1) Side of order. 

55 Symbol Y  String (6) 
This tag contains the product group of an instrument 
specified by party entering the order, cancel/replace or 
cancel. 

58 Text N  String (18) Free format text string.  

59 TimeInForce N 

0 = Day 

1 = Good Till Cancel 

(GTC) 

3 = Fill and Kill 

(Immediate or Cancel) 

6 = Good Till Date (GTD) 

Char (1) 

Specifies how long the order remains in effect. If not 
present, DAY order is the default. If the value of this tag is 
GTD, then ExpireDate tag is required.  

FOK functionality can be replicated in CME Globex by 
setting TimeInForce to FAK and by setting the value of 
MinQty equal to the value of OrderQty. 

60 TransactTime Y  
UTC (21) 
Timestamp 

Time of order creation. 

77 OpenClose N 
O = Opening trade  
C = Closing trade  

Char (1) Open/Close indicator. 
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New Order ï Single (MsgType = D) 

Tag FIX Name Req Valid Values Format Description 

78 NoAllocs   Char (1) 

Always set to 1. 
 
Indicates the number of give up accounts.  Globex 
supports only 1 give up account. 
 
Must be populated with tag 9708-CmtaGiveupCD, tag 
9707-GiveupFirm and tag 79-Allocaccount. 

79 AllocAccount   Char (4) 

Indicates a give up account number. 
 
Must be populated with tag 9708-CmtaGiveupCD, tag 
9707-GiveupFirm and tag 79-Allocaccount. 

99 StopPx N  Price (20) 

Required for stop and stop-limit orders. Designates stop 
trigger price specified by the individual entering the order 
or cancel/replace. The decimal, and if applicable the 
negative sign of the price, are each one character.  Client 
systems should not supply more than 7 characters to the 
right of the decimal.    
 
CBOT: 

Fractional price conversion may be performed from iLink 
decimal prices to client front-end display prices for CBOT 
products. 

107 SecurityDesc Y*  String (20) 

Instrument identifier.  
Future Example: 
GEZ8 
Option Example: 
GEZ9 C9375 

110 MinQty N  Qty (9) 

Minimum quantity of an order to be executed. This tag is 
used only when TimeInForce = Fill and Kill (Immediate or 
Cancel).  

This field is used in conjunction with TimeInForce to 
replicate FOK functionality in CME Globex. If TimeInForce 
is set to FAK, the value of MinQty must equal the value of 
OrderQty.  

The format of this field is different from FIX protocol 
specifications. This field must be an integer. 

167 SecurityType Y* 
FUT = Future 
OPT = Option 

String (3) Indicates future or option. 
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New Order ï Single (MsgType = D) 

Tag FIX Name Req Valid Values Format Description 

204 CustomerOrFirm Y* 
0 = Customer  
1 = Firm 

Int (1) 

Used to specify if the order is for a customer or for the firm 
placing it. 

This tag is used in conjunction with CtiCode (Tag 9702).  

The type of business being conducted determines the 
CtiCode:CustomerOrFirm combination. If you are unsure 
of which combination to use, contact the CME Clearing 
House or Regulatory Division at 312-930-8525 for further 
information. 

210 MaxShow N  Int (9) 
Maximum quantity of an order to be shown in the order 
book to other customers at any given time.  

432 ExpireDate N  
Local Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Till Date 

(GTD).  

CME does not support the ExpireTime (Tag 126). Only 
expiration date can be set. Orders expire at the end of 
the trading session. 

9702 CtiCode Y* 

1 ï Broker/trader trading 
for own account 

2 ï Broker/trader trading 
for clearing member firmôs 

house account. 

3 ï Broker/trader trading 
for the account of another 
broker/trader present on 
the trading floor or 
controlled by such 

broker/trader. 

4 ï Broker/trader trading 
for any other customerôs 
account or for the account 
of a broker/trader not 

present on the floor. 

Char (1) 

Indicates the type of customer or account requesting the 
order. 

This tag is used in conjunction with CustomerOrFirm (Tag 
204).  

The CtiCode:CustomerOrFirm combination is determined 
by the type of business being conducted. If you are 
unsure of which combination to use, contact the CME 
Clearing House or Regulatory Division at 312-930-8525 
for further information. 

9706 FeeBilling N 

B = CBOE member 

trading 

C = Non-member rate 

(customer) 

E = Equity member rate 

H = 106H/J firms 

L = Lessee/106F 

employees 

Char (1) Type of clearing fee. 
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New Order ï Single (MsgType = D) 

Tag FIX Name Req Valid Values Format Description 

9707 GiveUpFirm N  String (3) 
Identifies the clearing member firm to which the fill is 
ñgiven upò or mutual off-set for Eurodollar contracts. 

9708 CmtaGiveupCD N 
GU = Give-Up 
SX = SGX Off-set 

String (2) Indicates if order is a give-up or mutual off-set. 

9717 CorrelationClOrdID Y*  String (32) 

The first ClOrdID in an order chain. For a New Order, this 
tag must contain the same value as the ClOrdID. For 
subsequent Cancel/Replace & Cancel requests, this tag 
must contain the ClOrdID as entered in the New Order.  

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
 
 
 
 
 
Order Cancel Request (MsgType = F) 

Possible CME response messages: Execution Report (MsgType = 8), Reject ï Session Level (MsgType = 3) or Order Cancel Reject (MsgType = 
9). 

Order Cancel Request (MsgType = F) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = F   

1 Account Y*  String (12)  Executing account mnemonic as agreed between the 
broker and the clearing member firm.  

11 ClOrdID Y  String (20) 

A unique identifier for the order as assigned by the 
customer.  Customers must ensure that all 20 bytes are 
unique. Please see the Core Functionality section of the 

iLink 2.X SDK for complete details regarding this tag. 

37 OrderID Y*  String (17) Unique identifier for Order as assigned by CME. This 
identifier is unique per instrument per trading session.  

41 OrigClOrdID Y  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same 
value is returned, however, if no value is sent, a value of 
ñ0ò is returned in the Execution Report tag35-MsgType=8 
Cancellation Message, or tag 41-OrigCIOrdID is not sent. 

54 Side Y 
1 = Buy  
2 = Sell  

Char (1) Side of order. 

55 Symbol Y  String (6) 
This tag contains the product group of an instrument 
specified by the individual entering the order, 
cancel/replace or cancel. 

http://www.cmegroup.com/ilinksdk
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Order Cancel Request (MsgType = F) 

Tag FIX Name Req Valid Values Format Description 

58 Text N  String (18) Free format text string.  

60 TransactTime Y  UTC (21) 
Timestamp  

Time of order creation.  

107 SecurityDesc Y*  String (20) Instrument identifier.  
Future Example: 
GEZ8 
Option Example: 
GEZ9 C9375 

167 
SecurityType Y* 

FUT = Future 
OPT = Option 

String (3) Indicates type of security. 

9717 
CorrelationClOrdID Y* 

 String (32) The first ClOrdID in an order chain. This tag must contain 
the ClOrdID as it appeared on the New Order message.  

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 

 
Order Cancel/Replace Request (MsgType = G) 

Possible CME response messages: Execution Report (MsgType=8), Reject ï Session Level (MsgType=3) or Order Cancel Reject (MsgType=9). 

Note: Two asterisks (** ) in the FIX Name column indicate that the tagôs original value can change due to order modification. All  other 
tag values must remain the same as in the original order. 

Order Cancel/Replace Request (MsgType = G) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = G   

1 Account** Y*  String (12)  
Executing account mnemonic as agreed between the 
broker and the clearing member firm.  

11 ClOrdID Y  String (20) 

A unique identifier for the order as assigned by the 
customer.  Customers must ensure that all 20 bytes are 
unique. Please see the Core Functionality section of the 
iLink 2.X SDK for complete details regarding this tag. 

21 HandlInst Y 
1 = Automated execution 
order, private, no Broker 
intervention 

Char (1) Instructions for order handling.  

37 OrderID Y*  String (17)  

Unique identifier for Order as assigned by CME. This 
identifier is unique per instrument per trading session. 
This identifier represents the original order which is  
modified through this order cancel/replace request. 

38 OrderQty** Y*  
Qty (9) 
 

Quantity of order. The format of this field is different 
from FIX protocol specifications. This field must be an 
integer.  

http://www.cmegroup.com/ilinksdk


Messages 

 

iLink 2.X Message Specification for the CME Globex
 
Platform 20 

Order Cancel/Replace Request (MsgType = G) 

Tag FIX Name Req Valid Values Format Description 

40 OrdType** Y 

CME Globex  
1= Market order (with 

protection) 

2 = Limit order 

3= Stop order (with 

protection) 

4 = Stop-Limit order 

K = Market-Limit order 

OneChicago 

1 or K = Market order 

2 = Limit order 

4 = Stop-Limit order 

Char (1) 
Please see the Core Functionality section of the iLink 2.X 
SDK for complete details regarding this tag.  

41 OrigClOrdID Y  String (20) 

The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same 
value is returned, however, if no value is sent, a value of 
ñ0ò is returned in the Execution Report tag35-MsgType=8 
Cancellation Message, or tag 41-OrigCIOrdID is not sent. 

44 Price** N  Price (20)  

Required for limit, stop-limit, or limit or better orders. 

Designates the price per single contract unit.  The 
decimal, and if applicable the negative sign of the price, 
are each one character.  Client systems should not supply 
more than 7 characters to the right of the decimal.   
 
Volatility-quoted-Options:   

Volatility-quoted value for the option. Matching occurs with 
this value. 

 A zero (0) or negative price will be rejected. 

 Prices outside price-banding values will be rejected. 

 Off-tick prices will be rejected. 
 
CBOT: 
Fractional price conversion may be performed from iLink 
decimal prices to client front-end display prices for CBOT 
products. 

54 Side Y 
1 = Buy 
2 = Sell 

Char (1) Side of order. 

55 Symbol Y  String (6) 

This tag contains the product group of an instrument 
specified by the individual entering the order, 
cancel/replace or cancel. 
 

58 Text N  String (18)  Free format text string.  

http://www.cmegroup.com/ilinksdk
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Order Cancel/Replace Request (MsgType = G) 

Tag FIX Name Req Valid Values Format Description 

59 TimeInForce** N 

0 = Day 

1 = Good Till Cancel 

(GTC) 

3 = Fill and Kill 

(Immediate or Cancel) 

6 = Good Till Date (GTD) 

Char (1) 
Specifies how long the order remains in effect. If not 
present, DAY order is the default. If the value of this tag is 
GTD, then ExpireDate tag is required. 

60 TransactTime Y  
UTC (21) 
Timestamp  

Time of order creation.  

77 OpenClose N 
O = Opening trade  
C = Closing trade  

Char (1) Open/Close indicator. 

78 NoAllocs   Char (1) 

Always set to 1. 
 
Indicates the number of give up accounts.  Globex 
supports only 1 give up account. 
 
Must be populated with tag 9708-CmtaGiveupCD, tag 
9707-GiveupFirm and tag 79-Allocaccount. 

79 AllocAccount   Char (4) 

Indicates a give up account number. 
 
Must be populated with tag 9708-CmtaGiveupCD, tag 
9707-GiveupFirm and tag 79-Allocaccount. 

99 StopPx** N  Price (20)  

Required for stop and stop-limit orders. Designates stop 

trigger price specified by the individual entering the order 
or cancel/replace. The decimal, and if applicable the 
negative sign of the price, are each one character.  Client 
systems should not supply more than 7 characters to the 
right of the decimal.   
 
CBOT: 
Fractional price conversion may be performed from iLink 
decimal prices to client front-end display prices for CBOT 
products. 

107 SecurityDesc Y*  String (20) 

Instrument identifier.  
Future Example: 
GEZ8 
Option Example: 
GEZ9 C9375 
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Order Cancel/Replace Request (MsgType = G) 

Tag FIX Name Req Valid Values Format Description 

110 MinQty N  Qty (9) 

Minimum quantity of an order to be executed. This tag is 
used only when TimeInForce = Fill and Kill (Immediate or 
Cancel). 

This field is used in conjunction with TimeInForce to 
replicate FOK functionality in CME Globex. If TimeInForce 
is set to FAK, the value of MinQty must equal the value of 
OrderQty.  

The format of this field is different from FIX protocol 
specifications. This field must be an integer. 

167 SecurityType Y* 
FUT = Future 
OPT = Option 

String (3) Indicates type of security. 

204 CustomerOrFirm Y* 
0 = Customer  
1 = Firm 

Int (1) 

Used to specify if the order is for a customer or for the firm 
placing it.  

This tag is used in conjunction with CtiCode (Tag 9702).  

The CtiCode:CustomerOrFirm combination is determined 
by the type of business being conducted. If you are 
unsure of which combination to use, contact the CME 
Clearing House or Regulatory Division at 312-930-8525 
for further information. 

210 MaxShow N  Int (9) 
Maximum quantity of an order to be shown in the order 
book to other customers at any given time. 

432 ExpireDate N  
Local Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Through 

Date (GTD).  

CME iLink 2.X does not support the ExpireTime (Tag 
126). Only expiration date can be set. Orders will 
expire at the end of the trading session. 
 
 

9701 OmnibusAccount N  String (12)  Sub-account for clearing.  
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Order Cancel/Replace Request (MsgType = G) 

Tag FIX Name Req Valid Values Format Description 

9702 CtiCode Y* 

1 ï Broker/trader trading 

for own account 

2 ï Broker/trader trading 
for clearing member firmôs 

house account. 

3 ï Broker/trader trading 
for the account of another 
broker/trader present on 
the trading floor or 
controlled by such 
broker/trader. 

4 ï Broker/trader trading 
for any other customerôs 
account or for the account 
of a broker/trader not 

present on the floor. 

Char (1) 

Indicates the type of customer or account requesting the 
order. 

This tag is used in conjunction with CustomerOrFirm (Tag 
204).  

The CtiCode:CustomerOrFirm combination is determined 
by the type of business being conducted. If you are 
unsure of which combination to use, please contact the 
CME Clearing House or Regulatory Division at 312-930-
8525 for further information. 

9706 FeeBilling N 

B = CBOE member 
trading 
C = Non-member rate 
(customer) 
E = Equity member rate 
H = 106H/J firms 
L = Lessee/106F 
employees 

Char (1) Type of Clearing fee. 

9707 GiveUpFirm N  String (3) 
Identifies the clearing member firm to which the fill is 
ñgiven upò or mutual off-set for Eurodollar contracts. 

9708 CmtaGiveupCD N 
GU = Give-Up 
SX = SGX Off-set 

Char (2) Indicates if order is a give-up or mutual offset. 

9717 CorrelationClOrdID Y*  String (32) 
The first ClOrdID in an order chain. This tag must contain 
the ClOrdID as it appeared in the New Order message. 
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Order Cancel/Replace Request (MsgType = G) 

Tag FIX Name Req Valid Values Format Description 

9768 OFMOverride N 

N = Disabled IFM 
Cancel/Replace 
functionality  
 
Y = IFM Cancel/Replace 
functionality 

Char (1) 

Identifies the type of Cancel/Replace functionality. 
Disabled IFM Cancel/Replace Functionality is the default 
behavior for CME iLink 2.X. When using this functionality, 
customers must populate their Cancel/Replace messages 
with the desired Open Quantity.  

CME iLink 2.X customers submitting orders to CME 
Globex will have the option of using the IFM 
Cancel/Replace functionality. This prevents overfilling of 
orders. Customers who use IFM Cancel/Replace 
functionality must populate their Cancel/Replace 
messages with the Total Quantity. 

IFM Cancel/Replace functionality is not supported for 
OneChicago products. Customers must not populate 
this field with ñYò if they are modifying CBOEDirect

®
 

orders.  

CME iLink 2.X customers must be consistent with the 
Cancel/Replace functionality they choose to implement. 
The behavior used in the initial Cancel/Replace message 
for a given order must also be used in all subsequent 
Cancel/Replace messages within the same order chain. 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Order Status Request (MsgType = H) 

Possible CME response messages: Execution Report (MsgType = 8) or Reject ï Session Level (MsgType = 3). 

Order Status Request (MsgType = H) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = H   

11 ClOrdID Y  String (20) A unique identifier for the order as assigned by the 
customer.  Customers must ensure that all 20 bytes are 
unique. Please see the Core Functionality section of the 

iLink 2.X SDK for complete details regarding this tag. 

37 OrderID Y*  String (17) 

Unique identifier for order as assigned by CME Globex. 
This identifier is unique per instrument per trading 
session. This identifier represents the original order, which 
is to be queried for status through the order status 
request.  

54 Side Y 
1 = Buy 
2 = Sell 

Char (1) 
Side of order. 

55 Symbol Y  String (6) 
This tag contains the product group of an instrument 
specified by the individual entering the order, 
cancel/replace or cancel. 

60 TransactTime Y*  
UTC (21) 
Timestamp 

Time of Order Status Request message creation.  

107 SecurityDesc Y*  String (20) 

Instrument identifier.  
Future Example: 
GEZ8 
Option Example: 
GEZ9 C9375 

167 SecurityType Y* 
FUT = Future 
OPT = Option 

String (3) Indicates future or option. 

9717 CorrelationClOrdID Y*  String (32) 
The first ClOrdID in an order chain. This tag contains the 
ClOrdID as it appeared in the New Order message. 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Quote Request (MsgType = R) 

Repeating groups are designated within the message by the (Č) symbol. 

 
Tag FIX Name Req Valid Values Format Description 

Header - Quote Acknowledgment (tag 35-MsgType = R ) 

131 QuoteReqID Y  string(23) Unique identifier for quote request. 

146 NoRelatedSym Y  int(3) Only (1) Quote request supported. 

Č55 Symbol Y Example: GE string(2) Product Group 

Č38 OrderQty N 
 

qty(9) 
Mandatory for a cross trade alert; must be positive integer. For quote request 
with no quantity, customers should not submit this tag. 

Č54 Side N 
1 = buy 
2 = sell 
8 = cross 

char 
For a two-sided RFQ, do not send tag 54. 

For buy, sell, or cross RFQ, send tag 54. 

Č60 TransactTime N  UTCTimesta
mp (21) 

Time of execution/quote creation (UTC format HH:MM:SS.sss e.g. 
10:00:29.714). 

Č107 SecurityDesc Y*  string(20) Instrument identifier.  
Future Example: 
GEZ8 
Option Example: 
GEZ9 C9375 

Č167 SecurityType Y* OPT or FUT string(3) Indicates future or option  

Č9943 QuoteType N 

0 = indicative 
(Eurodollar options 
only) 
1 = tradable 

int(1) Not sent for a cross trade; required otherwise. 

Trailer 

Y = FIX required  Y* = CME required  N = Not required 
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Security Definition Request (MsgType = c) 

Repeating groups are designated within the message by the (Č) symbol. 

 
Tag FIX Name Req Valid Values Format Description 

Header ï Security Definition Request  (tag 35-MsgType = c ) 

 Standard Header Y c  MsgType = c 

58 Text N  String(80) Special instructions 

320 SecurityReqID Y  String(32) Unique message ID 

321 SecurityRequestType Y 1 int(1) 
Value must equal: 
1= Request Security identity for the specifications provided. 

9776 AutoQuoteRequest N 
Y 
N 

Bool(1) 

Valid values: 
Á Y = Automatically send a MDP FIX/FAST Quote Request 

(MsgType=R) message upon acceptance. 
Á N = No automatic  MDP FIX/FAST Quote Request (MsgType=R) 

submission. 

762 SecuritySubType C 
COMBO 
COVERED 

String(10) 
This tag is case-sensitive; values must me entered in all upper case. If 
this tag is not supplied, óCOVEREDô is assumed. 

555 NoLegs Y 
Covered=2,3 
Combo=2-40 

int(2) Value must equal the number of repeating groups in the message. 

Option Repeating Group (one per message for Covered) 

Č600 LegSymbol Y 

ZE = Eurodollar 
Option (front) 
E$ = Eurodollar 
Option Spread 
E0 = Eurodollar 
Option (1 year) 
E2 = Eurodollar 
Option (2 year) 
E5 = Eurodollar 
Option (5 year) 

String(2) 

Á Must be first tag in repeating group. 

Á Must correspond to instrument defined in tag 620-LegSecurityDesc 
Á Must be present when tag 555-NoLegs is present 
 
This tag contains the Instrument Group of the Option contract obtained 
from position 70-71 of the Instrument Creation (MO) message.  

Č602 LegSecurityID N 
 

String(12) 
ISIN code of the repeating group contract. If invalid or not present, this tag 
will be returned corrected in the Security Definition (tag 35-MsgType = d) 
message. 

Č603 LegSecurityIDSource N 4 String(1) 
4 = ISIN-based ID source. If invalid or not present, this tag will be returned 
as ó4ô in the Security Definition (tag 35-MsgType = d) message. 

Č620** LegSecurityDesc Y* 

 

String(20) 

Instrument Code of the option contract. This is the primary tag used to 
identify the contract. Message will be rejected if instrument is: 
Á invalid 
Á not active 
Á expired 
Á closed or paused 
Á nonexistent 

Č623 LegRatioQty C 1-9 Int(1) 

Specifies trade allocation quantity for the instrument defined in this 
repeating group (1-9). 
Required for Combos 
Optional for Covereds 
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Tag FIX Name Req Valid Values Format Description 

Č624 LegSide Y* 
1=buy 
2=sell 

int(1) 

For Covereds, must be present for option repeating group and must = 1 
(buy). 

For Combos, the first instrument in the repeating group of a Generic 
Combo must = 1 (Buy). 
Note: All UDS contract are defined from the buy side. 

Future Repeating Group (one or two per message for Covered) 

Č600 LegSymbol Y 

 

String(2) 

Instrument group of the Future contract (GE). 
Á Must be first tag in repeating group. 

Á Must correspond to instrument defined in tag 620. 
Á Must be present when tag 555-NoLegs is present. 

Č602 LegSecurityID N 
 

String(12) 
ISIN Code of the repeating group contract. If invalid or not present, this 
tag will be corrected in the Security Definition. 

Č603 LegSecurityIDSource N 4 String(1) 
4 = ISIN-based ID source. If invalid or not present, this tag will be returned 
as ó4ô in the Security Definition (tag 35-MsgType = d) message. 

Č608 LegCFICode N 
 

String(6) 
See CFI Code section following the Security Definition (tag 35-MsgType = 
d) message specification. If invalid or not present, this tag will be 
corrected in the Security Definition. 

Č620** LegSecurityDesc Y* 

 

String(20) 

Instrument Code of the Future contract. This is the primary tag used to 
identify the contract. 
Message will be rejected if instrument is: 
Á invalid 
Á not active 
Á expired 
Á closed or paused 
Á nonexistent 

Č624 LegSide Y* 
1 = Buy 
2 = Sell 

int(1) Indicates side for future leg. 

Č566*** LegPrice Y* 
 

Price(15) 
Price of the future contract. 
If this field contains 16 or more digits, the Security Definition 
Request message will be rejected. 

Č1017*** LegOptionDelta Y* 

Covered outright: 

+0.01 Ò +1.00 

 
Covered spread: 

+0.01 Ò +40.00 

Float(6.2) 

Delta used to calculate the quantity of futures used to cover the option or 
option strategy. Six-byte field that can accommodate two decimal places. 
Á For a covered option outright instrument, must be between +0.01 

and +1.00. 
Á For a covered option spread instrument, must be between +0.01 

and +40.00. 

 Standard Trailer     

Y: Mandatory by FIX, Y*: Required by CME (not by FIX protocol), N: Not required 
 

**Note: For purposes of constructing the Security Definition Request, each tag 620-LegSecurityDesc must be populated with a value from the 

Instrument Code (position 72-91) of the market data Instrument Creation (MO) message. 

***Note: 

If tag 566-LegPrice or tag 1017-LegOptionDelta is included in an option repeating group, the Security Definition Request  is rejected. 
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Security Definition Message (MsgType = d) 

 
Tag FIX Name Req Valid Values Format Description 

Header ï Security Definition (tag 35-MsgType = d) 

 Standard Header Y   MsgType=d 

15 Currency N  currency(3) Tradable currency. 

22 SecurityIDSource N  int(1) 4 = ISIN-based ID source 

48 SecurityID N  int(12) ISIN Code 

58 Text N  string(80) Used for instructions to customer if needed, i.e. reject reason. 

107 SecurityDesc N  string(20) New Covered instrument code (e.g. UD:U$:CVT 0808123456). 

200 MaturityMonthYear N  string(8) Expiration for the Covered instrument 

320 SecurityReqID Y  string(32) ID from the Security Definition Request message. 

322 SecurityResponseID Y  string(32) Unique Id for the response. 

323 SecurityResponseType Y 

 

int(1) 

Type of response: 
2 = Accept security proposal with revisions as indicated in the 
message. 
5 = Reject security proposal 

461 CFICode N See below string(6) See below 

762 SecuritySubType C 
 

 
Identifies instrument as COMBO or COVERED. Sent if tag 

762 is present on the Security Definition Request message. 

55 Symbol N  string(5) For Covereds will contain óCVô. 

9776 AutoQuoteRequest N  bool(1) Y = send Request for Quote (M4) message. 

555 NoLegs Y 
 

int(3) 
Number of repeating groups in the message. For Covered 
instrument will be 2 or 3. 

Option Repeating Group 

Č600 LegSymbol Y  string(5) Instrument group requested 

Č602 LegSecurityID N  string(12) ISIN Code 

Č603 LegSecurityIDSource N  string(1) 4 = ISIN-based ID source 

Č608 LegCFICode N 
 

string(6) 
CFI code for option instrument  - see table following this 
specification 

Č610 LegMaturityMonthYear N  string(8) Expiration month and year 

Č612 LegStrikePrice N 
 

price(19) 
Strike requested. 
Included for outright options only. 

Č620 LegSecurityDesc Y*  string(20) Product description (full name) 

Č624 LegSide Y* 1 char(1) Side = 1 (Buy) 

Č942 LegStrikeCurrency N 
 

currency(3) 
Strike currency. 
Included for outright options only. 

Future Repeating Group 

Č600 LegSymbol Y  string(5) Instrument group requested. 

Č602 LegSecurityID N  string(12) ISIN Code 

Č603 LegSecurityIDSource N 4 string(1) 4 = ISIN-based ID source 

Č608 LegCFICode N  string(6) CFI code for future instrument (see below for CFI codes). 

Č620 LegSecurityDesc Y*  string(20) Instrument code 

Č624 LegSide Y* 
1=Buy 
2=Sell 

char(1) Side of future leg. 
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Tag FIX Name Req Valid Values Format Description 

Č566 LegPrice N 
 

price(15) 
Price of the futures contract. 
If this field contains 16 or more digits, the Security 
Definition Request message will be rejected. 

Č1017 LegOptionDelta N 
 

float(6.2) 
Delta used to calculate the quantity of futures used to cover the 
option or option strategy. 
Six-byte field with two decimal places.  

827 ExpirationCycle N 
 

Int(1) 
Indicates when instrument expires: 
0 = expire on trading session close 

 Standard Trailer     

Y: Required by FIX protocol, Y*: Required by CME (not by FIX protocol), N: Not Required 
 

CFI Codes for Derivatives 
While CFI codes are not required for Covered messaging, they will be used for future UDS releases and are therefore provided in the following 
tables. The CFI code is used classify instruments in tag 461-CFICode and tag 608-LegCFICode. The CFI code is always a string of 6 bytes. 
 
Options 

The following table contains valid option values for each byte of the six-character CFI string. 
Byte Name Valid Values 

1 Category O = Option 

2 Group 
C = Call 
P = Put 
M =Other (Spread) 

3 Scheme A = American 

4 Underlying Asset D = Interest rate/notional debt security 

5 Delivery C = Cash 

6 
Standardized / Non-
Standardized 

S = Standardized terms (expiration date, strike price, contract size) 

 
Futures 

The following table contains valid futures values for each byte of the six-character CFI string. 
Byte Name Valid Values 

1 Category F = Futures 

2 Group F = Financial Futures 

3 Underlying Asset  D = Interest rate/notional debt sec 

4 Delivery C = Cash 

5 
Standardized / Non-
Standardized 

S = Standardized terms (expiration date, strike price, contract size) 

6 NA / Undefined O = Outright 
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Derivative Examples 
Description Instrument 

Future Outright GEZ8 

Option Outright GEZ8 C9550 

Future Spread GEZ8-H9 

Option Spread GEZ8 C9750-9760 

Covered IR:CV123456 

User Definded 
Spread (UDS) 

IR:BO123456 

Vol Priced V6JM7 C8100 

FXMS SP EUR/UDS 
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New Order Cross (MsgType = s) 

Note ï this message is used for both RFC Eurodollar options and for Ex-Pit transactions.   
Repeating groups are designated within the message by the (Č) symbol. 
New Order Cross (MsgType = s) 

Tag FIX Name Req Valid Values Format Description 

21 HandlInst N  Char  

22 SecurityIDSource N  Char  

40 OrdType Y 2 Char Only ó2ô (limit order) supported 

44 Price Y*  Price(20) 

CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

48 SecurityID N  Int(12) ISIN Code 

55 Symbol Y  String(2)  

60 TransactTime Y  
UTCTimesta
mp(21) 

 

107 SecurityDesc Y*  String(20) 

Instrument identifier.  
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

167 SecurityType N  String(3)  

548 CrossID Y  String(32) Unique identifier for RFC 

549 CrossType Y 

3 = cross executed with 
existing orders 
5 = block trade 
6 = EFP 
7 = EFS 
8 = EFR 
9 = EBF 
10 = OTC 

Int(2) 
Identifies transaction type 
 

550 CrossPrioritization Y 0 Int(1) ó0ô none 

483 TransBkdTime Y*  
UTCTimesta
mp(21) 

 

9710 PostExecutionAllocation N  String(3)  

552 NoSides Y 2 Int(1) Should always be set to ó2ô 

Č54 Side Y 1,2 Char 
ó1ô = Buy side 
ó2ô = Sell side 

Č1 Account Y*  String(12)  

Č11 ClOrdID Y  String(20)  

Č38 OrderQty Y  Int(9) Quantity must be the same for both sides. 

Č58 Text N  String(180)  
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New Order Cross (MsgType = s) 

Č962 SideTimeInForce N 0,3 Char 
ó0ô = keep on book; ó3ô = eliminate remaining quantity when RFC 
instrument state returns to óNormalô 

Č77 PositionEffect N  Char  

Č204 CustomerOrFirm Y*  Int(1) 
ó0ô = Customer 
ó1ô = Firm 

Č9702 CTICode Y* 1,2,3,4 Char Valid values: ó1ô, ó2ô, ó3ô and ó4ô 

Č9706 FeeBilling N  Char  

Č9707 GiveUpFirm N  String(3) Give up Firm ID 

Č9708 CmtaGiveupCD N GU String(3) óGUô for give up 

 Standard Trailer     

Y: Required by FIX protocol, Y*: Required by CME (not by FIX protocol), N: Not Required 
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Mass Quote (MsgType = i) 
Repeating groups are designated within the message by the (Č) symbol. Nested repeating groups are designated by (ČČ). 

Mass Quote (MsgType = i) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = i   

131 QuoteReqID N  string(23) If a quote entry is in response to a Quote Request, this tag 
should contain the QuoteReqID of the corresponding M4-
Request for Quote Market Data message. 

117 QuoteID Y*  string(10) Identifier of the Mass Quote message. Should be unique per 
trading session. 

9771 MMAccount Y*  string(12) Account number of Market Maker firm. 

204 CustomerOrFirm Y*  int(1) Specifies whether the quote is for a customer or for the firm 
placing it. Used in conjunction with tag 9702-CtiCode. 

9702 CtiCode Y* 1 ï Broker/trader 
trading for own 
account 
2 ï Broker/trader 
trading for clearing 
member firmôs 
house account 
3 ï Broker/trader 
trading for the 
account of another 
broker/trader 
present on the 
trading floor or 
controlled by such 
broker/trader 
4 ï Broker/trader 
trading for any other 
customerôs account 
or for the account of 
a broker/trader not 
present on the floor 

char Indicates customer or account type requesting the quote. Used 
in conjunction with tag 204-CustomerOrFirm.  
 

9706 FeeBilling N B = CBOE member 
trading 
C = Non-member 
rate (customer) 
E = Equity member 
rate 
H = 106H/J firms 
L = Lessee/106F 
employees 

char Type of clearing fee. 
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Mass Quote (MsgType = i) 

Tag FIX Name Req Valid Values Format Description 

9773 MMProtectionReset N  char Market Maker protection flag allowing Market Maker to reset 
protection. Please see the Quoting Functionality section of the 

iLink 2.X SDK for complete details regarding this tag. 

296 NoQuoteSets Y  int(3) The number of quote sets in the message. 

Č302 QuoteSetID Y*  string(3) Sequential number for the quote set. For a given QuoteID, 
assumed to start at 1. Must be the first tag in the repeating 
group.  

Č307 UnderlyingSecurityDesc N  string(20) Underlying futures contract, i.e. ESH8. 

Č304 TotQuoteEntries Y Always has the 
same value as the 
tag 295-
NoQuoteEntries. 

int(3) Total quote entries. 

Č295 NoQuoteEntries Y  int(3) The number of quotes for this underlying contract (QuoteSet) 
that follow in this message. 

ČČ299 QuoteEntryID Y  string(10) Uniquely identifies a quote (and option contract). Must be the 
first tag in the repeating group. 
NOTE: CME recommends that client applications supporting 

Eurodollar, equity, or foreign exchange instruments all limit the 
length of this string to 8 characters to avoid observing 
discrepancies in outbound messages. 

ČČ55 Symbol Y*  string(2) Instrument Group of the contract. 

ČČ107 SecurityDesc Y*  string(20) Instrument identifier.  
Future Example: 
GEZ8 
Option Example: 
GEZ9 C9375 

ČČ167 SecurityType Y* óOPTô or óFUTô string(3) Security typeô 

ČČ48 SecurityID N  int(12) ISIN Code of the contract. 

ČČ22 SecurityIDSource N Always ô4ô string(1)  

ČČ60 TransactTime N  UTCTimeStamp(21) Time of execution/quote creation (UTC format HH:MM:SS.sss 
e.g. 10:00:29.714). 

ČČ132 BidPx N  price(20) Tag 132-BidPx cannot be submitted without the tag 134-
BidSize. 
 
Volatility-quoted Options: 

This value must be expressed in volatility terms. 
 
CBOT: 

Conversion required for CBOT fractional pricing display. 
 

ČČ134 BidSize N  int(9) Tag 134-BidSize cannot be submitted without the tag 132-
BidPx. 

http://www.cmegroup.com/ilinksdk
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Mass Quote (MsgType = i) 

Tag FIX Name Req Valid Values Format Description 

ČČ133 OfferPx N  price(20) Tag 133-OfferPx cannot be submitted without the tag 135-
OfferSize. 
 
Volatility-quoted Options: 
This value must be expressed in volatility terms. 
 
CBOT: 

Conversion required for CBOT fractional pricing display. 

ČČ135 OfferSize N  int(9) Tag 135-OfferSize cannot be submitted without the tag 133-
OfferPx. 
 
 
 

Standard 
Trailer 

 Y    

Y = FIX required  Y* = CME required  N = Not required 
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Quote Cancel (MsgType = Z) 

Repeating groups are designated within the message by the (Č) symbol. 
Quote Cancel (MsgType = Z) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = Z   

117 QuoteID Y*  string(10) This is the identifier of the Quote 
Cancel message. It must be unique 
per trading session. 

298 QuoteCancelType Y 1 = Cancel per Instrument or cancel per 
instrument group 
4 = Cancel All Quotes 

int(1)  

295 NoQuoteEntries Y*  int(3) Number of quotes (> 0). 

Č55 Symbol Y For Cancel per instrument and cancel per 
instrument group, must contain instrument 
group of contract. 
 
Always [N/A] for Cancel All 

string(2) Must be the first tag in the 
repeating group.  

Č107 SecurityDesc N Contract to be cancelled, e.g., ESZ8 C1115. string(20) Instrument identifier.  
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Order Cancel Reject (MsgType = 9) 

CME sends this message to reject a Cancel Request or Cancel Replace Request sent by the client. 

Order Cancel Reject (MsgType = 9) 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 9   

1 Account N  String (12)  Executing account mnemonic as agreed between the broker and 
the clearing member firm. 

11 ClOrdID Y  String (20) A unique identifier for the order as assigned by the customer. 
Customers must ensure that all 20 bytes are unique. Please see 
the Core Functionality section of the iLink 2.X SDK for complete 

details regarding this tag. 

17 ExecID Y*  String (40) The customer is responsible for making this identifier unique per 
instrument per trading session. In order to identify a unique CME 
Globex message, customers must use the combination of 
TargetCompID (Tag 56), SecurityDesc (Tag 107) and ExecID 
(Tag 17). 

37 OrderID Y  String (17) Unique identifier for Order as assigned by CME. This identifier is 
unique per instrument per trading session. This identifier 
represents the original order, which was to be cancelled or 
modified through the previous order cancel or the order 
cancel/replace request, but was rejected.  

39 OrdStatus Y U = Undefined 
Y = Order Not Found  

Char (1) Identifies the status of the order.  

41 OrigClOrdID Y  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

58 Text N  String (150) Provides the reason why the order was rejected. 

60 TransactTime Y*  UTC (21) 
Timestamp  

Time at which the cancel is rejected by CME Globex. 

102 CxlRejReason N Volatility-quoted Options: 

7=Price exceeds current 
price band (formerly ó7107ô) 

Int (6) Code to identify reason for cancel rejection. 

434 CxlRejResponseTo Y 1 = Order Cancel Request 
2 = Order Cancel/Replace 
Request 

Char (1) Identifies the type of request this Cancel Reject is in response to. 

9717 CorrelationClOrdID Y*  String (5) The first ClOrdID in an order chain. This tag contains the ClOrdID 
as it appeared on the New Order message. 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 

 

 

http://www.cmegroup.com/ilinksdk
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Quote Acknowledgment (MsgType = b) 

Repeating groups are designated within the message by the (Č) symbol. Nested repeating groups are designated by (ČČ). 
 

Tags appearing shaded are sent only under certain conditionsðsee the Quoting Functionality section of the iLink 2.X SDK for more details. 
 

Quote Acknowledgment (MsgType = b) 

Tag FIX Name Valid Values Req Format Description 

 Standard Header MsgType=b Y   

131 QuoteReqID  N string(23) 
Same as tag 131-QuoteReqID from the corresponding Mass 
Quote message. 

297 QuoteAckStatus 
0 = Accepted 
5 = Rejected 

Y int(2) 
Indicates acceptance or rejection of Mass Quote (tag 35-
MsgType = i) message. 

9770 ExchangeQuoteReqID  N string(23) Exchange-generated QuoteID. 

117 QuoteID  Y* string(10) Tag 117-QuoteID of the corresponding Mass Quote message. 

300 QuoteRejectReason **see table below N int(2) 
Contains reason (error code) the corresponding Mass Quote 
message has been rejected. When this tag is returned, all 
quotes in the corresponding Mass Quote message are rejected.  

9771 MMAccount  Y* string(12) 
Tag 9771-MMAccount of the corresponding Mass Quote 
message. 

9772 
NoProcessedEntries 
ó0ô if all quotes rejected 

 Y* int(5) 
Number of quotes that have been accepted from the 
corresponding Mass Quote message. 

9773 MMProtectionReset  N char 
This tag is sent and set to óYô on the first quote acknowledgment 
sent after Market Maker protection reset. 

58 Text ***see table below N string(150) Reason (error text) the Mass Quote message has been rejected. 

296 NoQuoteSets  Y* int(3) Number of sets containing rejected quotes (>0). 

Č302 QuoteSetID  Y* string(3) 
Tag 302-QuoteSetID containing invalid quotes in the 
corresponding Mass Quote message. 

Č304 TotQuoteEntries  Y* int(3) Always identical to tag 295-NoQuoteEntries. 

Č295 NoQuoteEntries  Y* int(3) Number of invalid quotes for this underlying contract (QuoteSet). 

ČČ299 QuoteEntryID  Y* string(10) 

Uniquely identifies a quote (and option contract). 
NOTE: CME recommends that client applications supporting 

Eurodollar, equity, or foreign exchange instruments limit the 
length of this string to 8 characters to avoid observing 
discrepancies in outbound messages. 

ČČ55 Symbol  N string(2) 

Instrument Group of the contract. 
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Quote Acknowledgment (MsgType = b) 

ČČ107 SecurityDesc  N string(20) 

Instrument identifier.  
Future Example 
GEZ8  
Option Example 
GEZ9 C9375 

ČČ167 SecurityType óOPTô or óFUTô N string(3)  

ČČ48 SecurityID  N int(12) Instrument Identifier 

ČČ22 IDSource Always ô4ô N string(1)  

ČČ368 QuoteEntryRejectReason ***see table below Y* int(2) Reason (error code) quote has been rejected. 

Y = FIX required  Y* = CME required  N = Not required 

 

**Tag 300-QuoteRejectReason and tag 58-Text 
Rejection Code - tag 300 Text - tag 58 

1 Unknown symbol (Security) 

2 Exchange (Security) closed 

3 Quote Request exceeds limit 

4 Too late to enter 

5 Unknown quote 

6 Duplicate quote   

7 Invalid bid/ask spread 

8 Invalid price 

9 Not authorized to quote security 

20* Too many rejects and cancel instrument group 

98* Market Maker Protection 

99* Missing account number; Other 

*CME-defined  

 

***Tag 368-QuoteEntryRejectReason 
Rejection Code tag 368 Description 

1 Unknown symbol (Security) 

2 Exchange (Security) closed 

3 Quote exceeds limit À 

4 Too late to enter 

5 Unknown quote 

6 Duplicate quote   

7 Invalid bid/ask spread 

8 Invalid price À 

9 Not authorized to quote security 

10 Price Banding 

51* Unknown symbol (Security) and cancel resting quote 

52* Exchange (Security) closed and cancel resting quote 
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Rejection Code tag 368 Description 

53* Quote exceeds limit and cancel resting quoteÀ 

54* Too late to enter and cancel resting quote 

55* Unknown quote and cancel resting quote 

56* Duplicate quote and cancel resting quote 

57* Invalid bid/ask spread and cancel resting quote 

58* Invalid price and cancel resting quoteÀ 

59* Not authorized to quote security and cancel resting quote 

98* Market Maker Protection (available Mid-October 2005) 

99* Other 
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Quote Cancel Acknowledgment (MsgType = b) 

Note: for specific Quote Cancel Acknowledgment scenarios, please refer to Quoting Functionality. 
 

Tag FIX Name Req Valid Values Description 

Header - Quote Acknowledgment (tag 35-MsgType = b) 

131 QuoteReqID Y QRID000465 
Contains value from tag 131-QuoteReqID from the corresponding 
Mass Quote message. 

297 QuoteAckStatus Y 

1: Cancel per instrument accepted 
3: Cancel per Instrument Group 
accepted 
4: Cancel All accepted 
5: Rejected 

The Quote Cancel Acknowledgment message will have one of three 
formats when received in response to a Quote Cancel message: 
Á Positive acknowledgment with all cancels accepted ï 1 tier/thin 

ack 
Á Positive acknowledgment with some or all cancels rejected ï 2 

tiers/fat ack 
Á Negative acknowledgment with all quotes rejected ï 1 tier/thin ack 
Please refer to Quoting Functionality for a complete explanation of 
Quote Cancel Acknowledgement messaging. 

117 QuoteID Y* e.g. QID00000ES Identifier of the corresponding Mass Quote message. 

302 QuoteSetID Y* 0Dx 
Tag 302-QuoteSetID containing invalid quotes in the corresponding 
Mass Quote message. 

304 TotQuoteEntries Y* 1 Always identical to tag 295-NoQuoteEntries. 

295 NoQuoteEntries Y* 1 The number of invalid quotes for this underlying contract (QuoteSet). 

299 QuoteEntryID Y* QEID0001B9 

Uniquely identifies a quote (and option contract). 
Note: CME recommends that client applications supporting 
Eurodollar, equity, or foreign exchange instruments limit the length of 
this string to 8 characters to avoid discrepancies in outbound 
messages. 

55 Symbol N ZE Instrument Group of the contract. 

107 SecurityDesc N GEZ8 

Instrument identifier.  
Future Example 
GEZ8  
Option Example 
GEZ9 C9375 

9771 MMAccount Y* MMA4321 Account number of the Market Maker firm. 

9772 NoProcessedEntries  2 Number of quotes cancels accepted. 

9774 CancelledSymbol Y* ZE Instrument Group of the cancelled contract. 

300 QuoteRejectReason Y* 1 

Reason (error code) for Quote Cancel reject.  
 
 
 
 

http://www.cmegroup.com/globex/files/SDKquoting.pdf
http://www.cmegroup.com/globex/files/SDKquoting.pdf
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Tag FIX Name Req Valid Values Description 

9775 UnsolicitedCancelType N  

Type of cancel (A-F) if initiated by CME Globex platform. 
A - Hard disconnect (cancel all) 
B - Client logout (cancel all) 
C - Eliminated All (CME Globex platform - initiated; all resting quotes 

cancelled) 
D - Eliminated Group (CME Globex platform - initiated) 
E - Expired ï transition out of Continuous Trading state 
F - MM Protection (reserved for future use) 

58 Text Y* Unknown symbol Reason (error text) for Quote Cancel reject. 

Trailer 

Y = FIX required  Y* = CME required  N = Not required 
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Execution Report (MsgType = 8): Confirmation/Acknowledgment of Order Creation, Modification, or Cancellation 

 
Execution Report (MsgType = 8): Confirmation/Acknowledgment 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 8   

1 Account Y*  String (12)  Executing account mnemonic as agreed between the broker and the 
clearing member firm. 

6 AvgPx Y 0 Price (20) For CME iLink 2.X, the value of this tag will always be 0. 

11 ClOrdID Y*  String (20) A unique identifier for the order as assigned by the customer. 
Customers must ensure that all 20 bytes are unique. Please see the 
Core Functionality section of the iLink 2.X SDK for complete details 

regarding this tag. 

14 CumQty Y  Qty (9) Contains the cumulated traded quantity for the order through its life.  

The cumulated traded quantity does not reset when the order is 
cancel replaced. 
 

 

 

17 ExecID Y  String (40) The customer is responsible for making this identifier unique per 
instrument per trading session. In order to identify a unique CME 
Globex message, customers must use the combination of 
TargetCompID (Tag 56), SecurityDesc (Tag 107) and ExecID (Tag 
17). 

20 ExecTransType Y 0 = New Char (1) Identifies transaction type. 

37 OrderID Y  String (17) Unique identifier for order as assigned by CME. This identifier is 
unique per instrument per trading session. 

38 OrderQty Y*  Qty (9)  OrderQty submitted by the client. The format of this field is 
different from FIX protocol specifications. This field must be an 
integer.  

39 OrdStatus Y 0 = New 

4 = Cancelled 

5 = Replaced 

Char (1) Identifies the status of an order. The value will be 0 for New if the 
original FIX message was New Order ï Single. The value will be 4 
for Cancelled if the original FIX message was Order Cancel 
Request. The value will be 5 for Replace if the original FIX message 
was Order Cancel/Replace Request.  

http://www.cmegroup.com/ilinksdk
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Execution Report (MsgType = 8): Confirmation/Acknowledgment 

Tag FIX Name Req Valid Values Format Description 

40 OrdType Y* CME Globex  
1= Market order (with 
protection) 

2 = Limit order 

3= Stop order (with 

protection) 

4 = Stop-Limit order 

K = Market-Limit order 

OneChicago 

1 or K = Market order 

2 = Limit order 

4 = Stop-Limit order 

Char (1) Please see the Core Functionality section of the iLink 2.X SDK for 

complete details regarding this tag. 
 

41 OrigClOrdID N  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

44 Price N  Price (20) 
or  

Price (10)  

Designates price per single contract unit.  All Execution Report 
messages sent in response to Market orders (with protection) and 
Stop orders (with protection) will include the Price (Tag 44) field 
populated with the Protection Price Limit (best available price +/- the 
protection points). If the order is not completely filled, the remaining 
Open Quantity will rest on the order book at the Protection Price 
Limit.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

48 SecurityID N  Int (12) Instrument specified by the individual entering the order, 
cancel/replace or cancel 

54 Side Y 1 = Buy 
2 = Sell 

Char (1) Side submitted by the client. 

55 Symbol Y  String (6) This tag contains the product group of an instrument specified by 
the individual entering the order, cancel/replace or cancel. 

59 TimeInForce N 0 = Day 

1 = Good Till Cancel 
(GTC) 

 3 = Fill and Kill 
(Immediate or Cancel) 

 6 = Good Till Date (GTD) 

Char (1) Specifies how long the order remains in effect. If not present, DAY 
order is the default. If the value of this tag is GTD, then ExpireDate 
(tag 432) is required. 

http://www.cmegroup.com/ilinksdk
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Execution Report (MsgType = 8): Confirmation/Acknowledgment 

Tag FIX Name Req Valid Values Format Description 

60 TransactTime Y*  UTC (21) 
Timestamp  

Time at which the order, cancel, or cancel/replace is accepted by 
CME Globex. 

99 StopPx N  Price (20)  
 

Designates stop trigger price specified by the individual entering the 
order or cancel/replace.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

107 SecurityDesc Y*  String (20) Instrument identifier.  
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

110 MinQty N  Qty (9) Minimum quantity of an order to be executed. This tag is used only 
when TimeInForce = Fill and Kill (Immediate or Cancel). 

This field is used in conjunction with TimeInForce to replicate FOK 
functionality in CME Globex. If TimeInForce is set to FAK, the value 
of MinQty must equal the value of OrderQty. 

The format of this field is different from FIX protocol 
specifications. This field must be an integer. 

150 ExecType Y* 0 = New 
H = Trade Cancelled 
5 = Replace 

Char (1) The value will be 0 for New if the original FIX message was New 
Order ï Single. The value will be H for Trade Cancelled if the 
original FIX message was Order Cancel Request. The value will be 
5 for Replace if the original FIX message was Order Cancel/Replace 
Request.  

151 LeavesQty Y  Qty (9)  Amount of contract units open for further execution. 
The format of this field is different from FIX protocol 
specifications. This field must be an integer.  

167 SecurityType N FUT = Future 
OPT = Option 

String (3) Indicates type of security. 

210 MaxShow N  Int (9) Maximum quantity of an order to be shown in the order book to 
other customers at any given time.  

432 ExpireDate N  Local 
Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Through Date 
(GTD). CME iLink 2.X does not support ExpireTime (Tag 126). 
Only expiration date can be set. Orders expire at the end of the 
trading session. 

9717 CorrelationClOrdID Y*  String (32) The first ClOrdID in an order chain. This tag contains the ClOrdID as 
it appeared on the New Order message. 

548 CrossID N   Sent on Execution Report to allow correlation of execution 
responses to the New Order Cross. 
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Execution Report (MsgType = 8): Confirmation/Acknowledgment 

Tag FIX Name Req Valid Values Format Description 

549 CrossType N 3 = RFC order  The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

961 HostCrossID N   Unique ID generated at the Cross level. Returned on the Execution 
Report for New Cross Orders only 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Execution Report (MsgType = 8): Fill Notice 

CME sends this message to the customer as a result of an order matching leading to trade creation.  

Execution Report (MsgType = 8): Fill Notice 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 8   

1 Account Y*  String (12) Executing account mnemonic as agreed between the broker and 
the clearing member firm. 
 

6 AvgPx Y 0 Price (20) For CME iLink 2.X, the value of this tag will always be 0. 
 

11 ClOrdID Y*  String (20) A unique identifier for the order as assigned by the customer. 
Customers must ensure that all 20 bytes are unique. Please see 
the Core Functionality section of the iLink 2.X SDK for complete 

details regarding this tag. 

14 CumQty Y 0 Qty (9) Contains the cumulated traded quantity for the order through its 
life.  

The cumulated traded quantity does not reset when the order is 
cancel replaced. 

17 ExecID Y  String (40) The customer is responsible for making this identifier unique per 
instrument per trading session.  
In order to identify a unique CME Globex message, customers 
must use the combination of TargetCompID (Tag 56), 
SecurityDesc (Tag 107) and ExecID (Tag 17). 

20 ExecTransType Y 0 = New Char (1) Identifies transaction type. 

31 LastPx Y*  Price (20) 

Price of this fill. 0 will be returned for Cabinet order fills. 
Please see FormattedLastPx (Tag 9732) and ClearingLastPx 
(Tag 9760) for price information for post-trade systems.  
 
Volatility-quoted Options: 

Will contain the calculated premium for a leg fill. 

32 LastShares Y*  Int (9)  Quantity of contract units bought/sold on this fill.  

37 OrderID Y  String (17) Unique identifier for Order as assigned by CME. This identifier is 
unique per instrument per trading session.  

38 OrderQty Y*  Qty (9)  OrderQty submitted by the client. The format of this field is 
different from FIX protocol specifications. This field must be 
an int.  

39 OrdStatus Y 1 = Partially Filled 
2 = Filled 

Char (1) Identifies the current status of an order. 
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iLink 2.X Message Specification for the CME Globex
 
Platform 49 

Execution Report (MsgType = 8): Fill Notice 

Tag FIX Name Req Valid Values Format Description 

40 OrdType Y* CME Globex  
1= Market order (with 

protection) 

2 = Limit order 

3= Stop order (with 
protection) 

4 = Stop-Limit order 

K = Market-Limit order 

OneChicago 

1 or K = Market order 

2 = Limit order 

4 = Stop-Limit order 

Char (1) Please see the Core Functionality section of the iLink 2.X SDK 

for complete details regarding this tag. 
 

41 OrigClOrdID N  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

44 Price N  Price (20)  Designates price per single contract unit. 

All Execution Report messages sent in response to Market orders 
(with protection) and Stop orders (with protection) will include the 
Price (Tag 44) field populated with the Protection Price Limit (best 
available price +/- the protection points). If the order is not 
completely filled, the remaining Open Quantity will rest on the 
order book at the Protection Price Limit.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

48 SecurityID N  Int (12) Instrument specified by the individual entering the order, 
cancel/replace or cancel 

54 Side Y 1 = Buy 
2 = Sell 

Char (1) Side submitted by the client. 

55 Symbol Y  String (6) This tag contains the product group of an instrument specified by 
the individual entering the order, cancel/replace or cancel. 

59 TimeInForce N 0 = Day 

1 = Good Till Cancel (GTC) 

3 = Fill and Kill (Immediate 
or Cancel) 

6 = Good Till Date (GTD) 

Char (1) Specifies how long the order remains in effect. If not present, DAY 
order is the default. If the value of this tag is GTD, then 
ExpireDate tag is required. 
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iLink 2.X Message Specification for the CME Globex
 
Platform 50 

Execution Report (MsgType = 8): Fill Notice 

Tag FIX Name Req Valid Values Format Description 

60 TransactTime Y*  UTC (21) 
Timestamp  

Time at which the order, cancel, or cancel/replace is filled. 

75 TradeDate Y*  Chicago 
Date (8) 

Date at which the fill message was generated by CME Globex. 

77 OpenClose N O = Opening trade  
C = Closing trade  

Char (1) Open/Close indicator. 

99 StopPx N  Price (20)  Designates stop trigger price specified by the individual who 
entered the order or cancel/replace.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

103 OrdRejReason Y*  Int (6) New value: 
16=Price exceeds current price band 
(formerly ó7107ô) 

107 SecurityDesc Y*  String (19) Instrument identifier.  
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

150 ExecType Y* 1 = Partial Fill 
2 = Fill 
H = Trade Cancelled 
 
Volatility-quoted Options 
The option fill indicates: 
1 ï partial fill 
2 ï fill 
This tag is not sent for the 
futures fill. 

Char (1) Describes the nature of the execution report while OrdStatus 
identifies the status of the order.  
 

151 LeavesQty Y  Qty (9) Amount of contract units open for further execution.  
The format of this field is different from FIX protocol 
specifications. This field must be an int.  

167 SecurityType N FUT = Future 
OPT = Option 

String (3) Indicates type of security. 

337 ContraTrader N CME0001A String (8) Note: This field will contain óTRADEô. 

375 ContraBroker N TRADE String (8) The ID of the opposite trader of the matching order. 
393 TotalNumSecurities N   Contains the number of Leg Fill Notice messages sent with the 

spread summary.  This tag is applicable for covereds and vol-
quoted options.   
 
This is sent only in the Execution Report-Spread Summary Fill 
Notice. 
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iLink 2.X Message Specification for the CME Globex
 
Platform 51 

Execution Report (MsgType = 8): Fill Notice 

Tag FIX Name Req Valid Values Format Description 

432 ExpireDate N  Local 
Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Through Date 
(GTD). CME iLink 2.X does not support the ExpireTime (Tag 
126). Only expiration date can be set. Orders will expire at the 
end of the trading session. 

442 MultiLegReportingType N 1 = outright 
2 = leg 
3 = spread 

Int (1) This tag indicates if fill is for an outright (1), leg (2), or spread (3) 
and is sent in all Execution Report ï Trade Cancellation Notice 
messages. 

9717 CorrelationClOrdID Y*  String (32) The first ClOrdID in an order chain. This tag contains the ClOrdID 
as it appeared on the New Order message. 

527 SecondaryExecID    Unique identifier present in all messages associated with a spread 
transaction. 
 
This value allows linking spread summary fill notice, leg fill 
notices, and leg trade cancellation execution report messages 
generated from a spread transaction. 

548 CrossID N   Order Cross (RFC) identifier. 
 
This value allows linking the execution reports to the original 
Order Cross (RFC) message. 

549 CrossType N 3 = RFC order  The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

810 UnderlyingPx Vol. 
N 

Prem. 
Y 

 Price (20) Price for the future used in calculating the conversion of vol. to 
premium for the option. 

811 OptionDelta Vol. 
N 

Prem. 
Y 

 Float Calculated delta, expressed as a decimal between -1 and 1. 

1057 Aggressor Indicator  Y=Aggressor 
N=Resting 

 Indicates if the order is the aggressor in the trade.   
 
The aggressor of a trade provides clues about the structure and 
liquidity of the market as well as the role of the players. 

1188 Volatility Vol. 
N 

Prem. 
Y 

 String (20) Annualized volatility for option model calculations. 

1189 ExpirationTimeValue Vol. 
N 

Prem. 
Y 

 Float This value is expressed as a decimal portion of a year, typically 
the days to expiration divided by the days in a year. Currently the 
year assumption is 365. 
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iLink 2.X Message Specification for the CME Globex
 
Platform 52 

Execution Report (MsgType = 8): Fill Notice 

Tag FIX Name Req Valid Values Format Description 

1190 RiskFreeRate Vol. 
N 

Prem. 
Y 

 Price (20)  Risk-free rate (100 - front month Eurodollar) 

Y = FIX required  Y* = CME required  N = Not required 
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iLink 2.X Message Specification for the CME Globex
 
Platform 53 

Execution Report (MsgType = 8): Order Status Report 

CME sends this message to the customer as the reply of an order status request. 

Execution Report (MsgType = 8): Order Status Report 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 8   

1 Account Y*  String (12)  Executing account mnemonic as agreed between the broker and 
the clearing member firm. 

6 AvgPx Y 0 Price (20) For CME iLink 2.X, the value of this tag will always be 0. 

11 ClOrdID Y*  String (20) A unique identifier for the order as assigned by the customer..  
Customers must ensure that all 32 bytes are unique. Please see 
the Core Functionality section of the iLink 2.X SDK for complete 
details regarding this tag. 

14 CumQty Y 0 Qty (9) Contains the cumulated traded quantity for the order through its 
life.  

The cumulated traded quantity does not reset when the order is 
cancel replaced. 

17 ExecID Y  String (40)  The customer is responsible for making this identifier unique per 
instrument per trading session.  
In order to identify a unique CME Globex message, customers 
must use the combination of TargetCompID (Tag 56), 
SecurityDesc (Tag 107) and ExecID (Tag 17). 

20 ExecTransType Y 3 = Status Char (1) Identifies transaction type. 

37 OrderID Y  String (17) Unique identifier for order as assigned by CME. This identifier is 
unique per instrument per trading session. 

38 OrderQty Y*  Qty (9)  OrderQty submitted by the client. The format of this field is 
different from FIX protocol specifications. This field must be 
an int.  

39 OrdStatus Y 0 = New  

1 = Partially Filled 

2 = Filled 

4 = Cancelled 

5 = Replaced 

6 = Pending Cancel 

A = Pending New 

Char (1) Identifies the current status of an order. 
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iLink 2.X Message Specification for the CME Globex
 
Platform 54 

Execution Report (MsgType = 8): Order Status Report 

Tag FIX Name Req Valid Values Format Description 

40 OrdType Y* CME Globex  
1= Market order (with 

protection) 

2 = Limit order 

3= Stop order (with 

protection) 

4 = Stop-Limit order 

K = Market-Limit order 
OneChicago 
1 or K = Market order 

2 = Limit order 

4 = Stop-Limit order 

Char (1) Please see the Core Functionality section of the iLink 2.X SDK 

for complete details regarding this tag. 

41 OrigClOrdID N  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

44 Price N  Price (20)  Designates price per single contract unit.  

 

All Execution Report messages sent in response to Market orders 
(with protection) and Stop orders (with protection) will include the 
Price (Tag 44) field populated with the Protection Price Limit (best 
available price +/- the protection points). If the order is not 
completely filled, the remaining Open Quantity will rest on the 
order book at the Protection Price Limit.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

48 SecurityID N  Int (12) Instrument specified by the individual entering the order, 
cancel/replace or cancel 

54 Side Y 1 = Buy 
2 = Sell 

Char (1) Side submitted by the client. 

55 Symbol Y  String (6) This tag contains the product group of an instrument specified by 
the individual entering the order, cancel/replace or cancel. 

58 Text N  String (80) Free format text string 
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iLink 2.X Message Specification for the CME Globex
 
Platform 55 

Execution Report (MsgType = 8): Order Status Report 

Tag FIX Name Req Valid Values Format Description 

59 TimeInForce N 0 = Day 

1 = Good Till Cancel (GTC) 

3 = Fill and Kill (Immediate 

or Cancel) 

6 = Good Till Date (GTD) 

Char (1) Specifies how long the order remains in effect. If not present, DAY 
order is the default. If the value of this tag is GTD, then 
ExpireDate tag is required. 

60 TransactTime Y*  UTC (21) 
Timestamp  

Time at which the order status request is replied to by CME 
Globex. 
 
 
 

75 TradeDate N  Local 
Market 

Date (8) 

Date at which the message was generated by CME Globex. 

99 StopPx N  Price (20) Designates stop trigger price specified by the individual entered 
the order or cancel/replace.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

107 SecurityDesc Y*  String (20) Instrument identifier.  
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

110 MinQty N  Qty (9) Minimum quantity of an order to be executed. This tag is used 
only when TimeInForce = Fill and Kill (Immediate or Cancel). 

This field is used in conjunction with TimeInForce to replicate FOK 
functionality in CME Globex. If TimeInForce is set to FAK, the 
value of MinQty must equal the value of OrderQty.  

The format of this field is different from FIX protocol 
specifications. This field must be an int. 

150 ExecType Y* 0 = New 

1 = Partial Fill 

2 = Fill 

H = Trade Cancelled 

5 = Replace 

6 = Pending Cancel 

A = Pending New 

Char (1) Describes the nature of the order status report while OrdStatus 
identifies the status of the order.  
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iLink 2.X Message Specification for the CME Globex
 
Platform 56 

Execution Report (MsgType = 8): Order Status Report 

Tag FIX Name Req Valid Values Format Description 

151 LeavesQty Y  Qty (9)  Amount of contract units open for further execution.  
The format of this field is different from FIX protocol 
specifications. This field must be an int.  

167 SecurityType N FUT = Future 
OPT = Option 

String (3) Indicates type of security. 

210 MaxShow N  Int (9) Maximum quantity of an order to be shown in the order book to 
other customers at any given time.  

432 ExpireDate N  Local 
Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Through Date 
(GTD). CME iLink 2.X does not support the ExpireTime (Tag 
126). Only expiration date can be set. Orders will expire at the 
end of the trading session. 

9717 CorrelationClOrdID Y*  String (32) The first ClOrdID in an order chain. This tag contains the ClOrdID 
as it appeared on the New Order message. 

548 CrossID N   The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

549 CrossType N 3 = RFC order  Unique ID generated at the Cross level. Returned on the 
Execution Report for New Cross Orders only 

961 HostCrossID N   The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
 
Execution Report (MsgType = 8): Reject Message 

Sent in response to original New Order (tag 35-MsgType = D) message. 

Execution Report (MsgType = 8): Reject Message 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 8   

1 Account Y*  String (12)  Executing account mnemonic as agreed between the broker and 
the clearing member firm. 

6 AvgPx Y 0 Price (20) For CME iLink 2.X, the value of this tag will always be 0. 

11 ClOrdID Y*  String (20) A unique identifier for the order as assigned by the customer.  
Customers must ensure that all 20 bytes are unique. Please see 
the Core Functionality section of the iLink 2.X SDK for complete 
details regarding this tag. 

14 CumQty Y 0 Qty (9) Contains the cumulated traded quantity for the order through its 
life.  

The cumulated traded quantity does not reset when the order is 
cancel replaced. 
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iLink 2.X Message Specification for the CME Globex
 
Platform 57 

Execution Report (MsgType = 8): Reject Message 

Tag FIX Name Req Valid Values Format Description 

17 ExecID Y  String (40) The customer is responsible for making this identifier unique per 
instrument per trading session.  

20 ExecTransType Y 0 = New Char (1) Identifies transaction type. 

37 OrderID Y  String (17) Unique identifier for order as assigned by CME. This identifier is 
unique per instrument per trading session. 

38 OrderQty Y*  Qty (9)  OrderQty submitted by the client. The format of this field is 
different from FIX protocol specifications. This field must be 
an integer.  

39 OrdStatus Y 8 = Rejected 
U = Unknown Order 
 

Char (1) Identifies the current status of an order. The value of óYô will be 
discontinued in a future release. 

40 OrdType Y* CME Globex  
1= Market order (with 

protection) 

2 = Limit order 

3= Stop order (with 

protection) 

4 = Stop-Limit order 

K = Market-Limit order 

OneChicago 

1 or K = Market order 

2 = Limit order 

4 = Stop-Limit order 

Char (1) Please see the Core Functionality section of the iLink 2.X SDK 

for complete details regarding this tag. 

41 OrigClOrdID N  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

44 Price N  Price (20)  Designates price per single contract unit. 

All Execution Report messages sent in response to Market orders 
(with protection) and Stop orders (with protection) will include the 
Price (Tag 44) field populated with the Protection Price Limit (best 
available price +/- the protection points). If the order is not 
completely filled, the remaining Open Quantity will rest on the 
order book at the Protection Price Limit.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

http://www.cmegroup.com/ilinksdk


Messages 

 

iLink 2.X Message Specification for the CME Globex
 
Platform 58 

Execution Report (MsgType = 8): Reject Message 

Tag FIX Name Req Valid Values Format Description 

48 SecurityID N  Int (12) Instrument specified by the individual entering the order, 
cancel/replace or cancel 

54 Side Y 1 = Buy 
2 = Sell 

Char (1) Side submitted by the client. 

55 Symbol Y  String (6) This tag contains the product group of an instrument specified by 
the individual entering the order, cancel/replace or cancel. 

58 Text N  String (150) Reason the message was rejected corresponding with tag 103-
OrdRejReason. 

59 TimeInForce N 0 = Day 

1 = Good Till Cancel (GTC) 

3 = Fill and Kill (Immediate 

or Cancel) 

6 = Good Till Date (GTD) 

Char (1) Specifies how long the order remains in effect. If not present, DAY 
order is the default. If the value of this tag is GTD, then 
ExpireDate tag is required. 

60 TransactTime Y*  UTC (21) 
Timestamp  

 Time at which the order is rejected by CME Globex. 

99 StopPx N  Price (20) Designates stop trigger price specified by the individual entered 
the order or cancel/replace.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

103 OrdRejReason N  Int (6) Error code corresponding with tag 58-Text; see Appendix B of  
iLink 2.X Software Developers Kit Appendices for complete list 
of error codes and corresponding text. 

107 SecurityDesc Y*  String (20) Instrument identifier.  
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

150 ExecType Y 8 = Rejected 
U = Unknown Order 

Char (1) The value will always be 8 for Rejected because the original FIX 
message was New Order ï Single. 

151 LeavesQty Y  Qty (9)  Amount of contract units open for further execution. If the 
OrdStatus is Cancelled, Expired, or Rejected (in which case the 
order is no longer active), then LeavesQty will be 0. The format 
of this field is different from FIX protocol specifications. This 
field must be an int.  

167 SecurityType N FUT = Future 
OPT = Option 

String (3) Indicates type of security. 

http://www.cmegroup.com/globex/files/SDKiLinkAppx.pdf
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Platform 59 

Execution Report (MsgType = 8): Reject Message 

Tag FIX Name Req Valid Values Format Description 

432 ExpireDate N  Local 
Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Through Date 
(GTD). CME does not support the ExpireTime (Tag 126). Only 
expiration date can be set. Orders will expire at the end of the 
trading session. 

9717 CorrelationClOrdID Y*  String (32) The first ClOrdID in an order chain. This tag contains the ClOrdID 
as it appeared in the New Order message. 

548 CrossID N   Sent on Execution Report to allow correlation of execution 
responses to the New Order Cross. 

549 CrossType N 3 = RFC order  The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

961 HostCrossID N   Unique ID generated at the Cross level. Returned on the 
Execution Report for New Cross Orders only 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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iLink 2.X Message Specification for the CME Globex
 
Platform 60 

Execution Report (MsgType = 8): Order Elimination Message 
Execution Report (MsgType = 8): Order Elimination Message 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 8   

1 Account Y*  String (12) Executing account mnemonic as agreed between the broker and the 
clearing member firm. 

6 AvgPx Y 0 Price (20) For CME iLink 2.X, the value of this tag will always be 0. 

11 ClOrdID Y*  String (20) A unique identifier for the order as assigned by the customer. 
Customers must ensure that all 20 bytes are unique. Please see the 
Core Functionality section of the iLink 2.X SDK for complete details 

regarding this tag. 

14 CumQty Y 0 Qty (9) Contains the cumulated traded quantity for the order through its life.  

The cumulated traded quantity does not reset when the order is 
cancel replaced. 

17 ExecID Y  String (40)  The customer is responsible for making this identifier unique per 
instrument per trading session. In order to identify a unique CME 
Globex message, customers must use the combination of 
TargetCompID (Tag 56), SecurityDesc (Tag 107) and ExecID (Tag 
17). 

20 ExecTransType Y 0 = New Char (1) Identifies transaction type. 

37 OrderID Y  String (17) Unique identifier for order as assigned by CME. This identifier is 
unique per instrument per trading session. 

38 OrderQty Y*  Qty (9)  OrderQty submitted by the client. The format of this field is 
different from FIX protocol specifications. This field must 
contain an integer.  

39 OrdStatus Y 4 = Cancelled 
C = Expired 

Char (1) Identifies the current status of an order. 

40 OrdType Y* CME Globex  
1= Market order (with 
protection) 
2 = Limit order 
3= Stop order (with 
protection) 
4 = Stop-Limit order 
K = Market-Limit order 
OneChicago 
1 or K = Market order 
2 = Limit order 
4 = Stop-Limit order 

Char (1) Please see the Core Functionality section of the iLink 2.X SDK for 

complete details regarding this tag. 

41 OrigClOrdID N  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

http://www.cmegroup.com/ilinksdk
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iLink 2.X Message Specification for the CME Globex
 
Platform 61 

Execution Report (MsgType = 8): Order Elimination Message 

Tag FIX Name Req Valid Values Format Description 

44 Price N  Price (20) Designates price per single contract unit. 
All Execution Report messages sent in response to Market orders 
(with protection) and Stop orders (with protection) will include the 
Price (Tag 44) field populated with the Protection Price Limit (best 
available price +/- the protection points). If the order is not 
completely filled, the remaining Open Quantity will rest on the order 
book at the Protection Price Limit.  
 
CBOT: 

Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

48 SecurityID N  Int (12) Instrument specified by the individual entering the order, 
cancel/replace or cancel. 

54 Side Y 1 = Buy 
2 = Sell 

Char (1) Side submitted by the client. 

55 Symbol Y  String (6) This tag contains the product group of an instrument specified by the 
individual entering the order, cancel/replace or cancel. 

59 TimeInForce N 0 = Day 
1 = Good Till Cancel 
(GTC) 
3 = Fill and Kill 
(Immediate or Cancel) 
6 = Good Till Date 
(GTD) 

Char (1) Specifies how long the order remains in effect. If not present, DAY 
order is the default. If the value of this tag is GTD, then ExpireDate 
tag is required. 

60 TransactTime Y*  UTC (21) 
Timestamp  

Time at which the order is rejected by CME Globex. 

99 StopPx N  Price (20)  Designates stop trigger price specified by the individual entered the 
order or cancel/replace.  
 
CBOT: 
Fractional price conversion may be performed from iLink decimal 
prices to client front-end display prices for CBOT products. 

107 SecurityDesc Y*  String (20) Instrument identifier.  
Future Example: 
GEZ7 
Option Example: 
GEZ9 C9375 

150 ExecType Y 4 = Trade Cancelled 
C = Expired 

Char (1) Describes the nature of the execution report while OrdStatus 
identifies the status of the trade. 

151 LeavesQty Y  Qty (9) For eliminated order will equal ó0ô. 

167 SecurityType N FUT = Future 
OPT = Option 

String (3) Indicates type of security. 
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Platform 62 

Execution Report (MsgType = 8): Order Elimination Message 

Tag FIX Name Req Valid Values Format Description 

432 ExpireDate N  Local 
Market 
Date (8) 

Required only if TimeInForce (Tag 59) = Good Through Date 
(GTD). CME does not support the ExpireTime (Tag 126). Only 
expiration date can be set. Orders will expire at the end of the 
trading session. 

9717 CorrelationClOrdID Y*  String (32) The first ClOrdID in an order chain. This tag contains the ClOrdID as 
it appeared on the New Order message. 

548 CrossID N   The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only. 

549 CrossType N 3 = RFC order  Unique ID generated at the Cross level. Returned on the Execution 
Report for New Cross Orders only. 

961 HostCrossID N   Unique ID generated at the Cross level. 
 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Platform 63 

Execution Report (MsgType = 8): Trade Cancellation Notice 
Execution Report (MsgType = 8): Trade Cancellation Notice 

Tag FIX Name Req Valid Values Format Description 

 Standard Header Y MsgType = 8   

6 AvgPx Y 0 Price (20) For CME iLink 2.X, the value of this tag will always be 0. 

11 ClOrdID Y*  String (20) A unique identifier for the order as assigned by the customer. 
Customers must ensure that all 20 bytes are unique. Please see 
the Core Functionality section of the iLink 2.X SDK for complete 

details regarding this tag. 

14 CumQty Y 0 Qty (9) Contains the cumulated traded quantity for the order through its 
life.  

The cumulated traded quantity does not reset when the order is 
cancel replaced. 

17 ExecID Y  String (40)  The customer is responsible for making this identifier unique per 
instrument per trading session. In order to identify a unique CME 
Globex message, customers must use the combination of 
TargetCompID (Tag 56), SecurityDesc (Tag 107) and ExecID 
(Tag 17). 

19 ExecRefID Y*  String (9) Contains unique ID for the trade being cancelled.  These are the 
last 9 characters of Tag 17-ExecID above. 

20 ExecTransType Y 0 = New 
1 = Cancel 

Char (1) Identifies transaction type. 

31 LastPx Y*  Price (20) This tag contains the price of the cancelled trade. 

32 LastShares Y*  Qty (9)  Quantity of the cancelled trade.  

37 OrderID Y  String (17) Unique identifier assigned by CME per instrument per trading 
session. 

39 OrdStatus Y H = Trade Cancelled Char (1) Identifies the current status of an order. 

41 OrigClOrdID N  String (20) The last accepted ClOrdID in an order chain.   
If a value is included in  tag 41-OrigCIOrdID, the same value is 
returned, however, if no value is sent, a value of ñ0ò is returned in 
the Execution Report tag35-MsgType=8 Cancellation Message, or 
tag 41-OrigCIOrdID is not sent. 

48 SecurityID N  Int (12) Instrument specified by the individual entering the order, 
cancel/replace or cancel. 

60 TransactTime Y*  UTC (21) 
Timestamp  

Time at which the trade is cancelled. 

75 TradeDate Y*  Local Market 
Date (8) 

Date at which the fill message was generated by CME Globex. 

107 SecurityDesc Y*  String (20) Instrument identifier. 
Future Example: 
GEZ8  
Option Example: 
GEZ9 C9375 

150 ExecType Y H = Trade Cancelled Char (1) Describes the nature of the execution report while OrdStatus 
identifies the status of the trade. 

http://www.cmegroup.com/ilinksdk
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Execution Report (MsgType = 8): Trade Cancellation Notice 

Tag FIX Name Req Valid Values Format Description 

167 SecurityType N FUT = Futures 
OPT = Options 

String (3) Indicates type of security. 

375 ContraBroker N CME0001A Char (8) Member ID of the firm of the opposing trader. 

337 ContraTrader N TRADE Char (8) This field will contain óTRADEô. 

9717 CorrelationClOrdID Y*  String (32) The first ClOrdID in an order chain. This tag contains the ClOrdID 
as it appeared on the New Order message. 

548 CrossID N   The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

549 CrossType N 3 = RFC order  Unique ID generated at the Cross level. Returned on the 
Execution Report for New Cross Orders only 

961 HostCrossID N   The CME Globex platform uses this tag to validate instrument 
eligibility. This value is also returned on the Execution Report for 
New Cross Orders only 

527 SecondaryExecID    Unique identifier present in all messages associated with a spread 
transaction. 
 
This value allows linking spread summary fill notice, leg fill 
notices, and leg trade cancellation execution report messages 
generated from a spread transaction. 

442 MultiLegReportingType N 1 = outright 
2 = leg 
3 = spread 

Int (1) This tag indicates if fill is for an outright (1), leg (2), or spread (3) 
and is sent in all Execution Report ï Trade Cancellation Notice 
messages. 

 Standard Trailer Y    

Y = FIX required  Y* = CME required  N = Not required 
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Non-Supported Application Messages 

CME does not support the following messages. Inbound messages of the following type result in a session level reject message.  

Advertisement 
Allocation 
Allocation ACK 
Bid Request 
Bid Response 
Donôt Know Trade 
Email 
Fragmentation for List Order Messages 
Indication of Interest 
List Cancel Request 
List Execute 
List Status 
List Status Request 
List Strike Price 
Market Data ï Incremental Refresh 
Market Data ï Snapshot / Full Refresh 
Market Data Request 

Market Data Request Reject 
New Order ï List 
News 
Quote 
Quote Status Request 
Security Definition 
Security Status 
Security Status Request 
Settlement Instructions 
Trading Session Status 
Trading Session Status Request 

 



Appendix A: CME User-Defined Tags Summary 

 

iLink 2.X Message Specification for the CME Globex
 
Platform 66 

Appendix A: CME User-Defined Tags Summary 

Tag Tag Name Field Type Length Valid Values Description 

9701 OmnibusAccount String 12  Sub-account for clearing.  

9702 CtiCode Char 1 1 ï Broker/trader trading for own 

account 

2 ï Broker/trader trading for 
clearing member firmôs house 

account. 

3 ï Broker/trader trading for the 
account of another broker/trader 
present on the trading floor or 

controlled by such broker/trader. 

4 ï Broker/trader trading for any 
other customerôs account or for 
the account of a broker/trader not 

present on the floor. 

Indicates the type of customer or account 
requesting the order. 

This tag is used in conjunction with 
CustomerOrFirm (Tag 204).  

The CtiCode:CustomerOrFirm combination 
is determined by the type of business being 
conducted. If you are unsure of what 
combination to use, please contact the 
CME Clearing House or Regulatory 
Division at 312-930-8525 for further 
information. 

9706 FeeBilling Char 1 B = CBOE member trading 

C = Non-member rate (customer) 

E = Equity member rate 

H = 106H/J firms 

L = Lessee/106F employees 

Type of clearing fee. 

9707 GiveupFirm String 3  Identifies the clearing member firm to which 
the fill is ñgiven upò or mutual off-set for 
Eurodollar contracts. 

9708 CmtaGiveupCD Char 2 GU = Give-Up 

SX = SGX Off-set 

TA = CMTA 

Indicates if order is a give-up or mutual off-
set. 

9709 BackOfficeText String 18  Back office instructions 

9710 PostExecutionAllocation String 5 PEA = Yes, there is Post 
Execution Allocation 
Otherwise, NULL 

Post Execution Allocation Indicator. 

9713 TimeIn String 8  
 

Timestamp indicating when the floor 
received the order 




